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DYNKIN, Ye.B.; USPENSEIY, V.A.

[Mathematical debates: problems for polychrome coloration, problems from the
theory of mumbera, and random walks] Matematicheskie besedy: zadachi o mnogo-

tsvetnol raskraske, zadachi iz teorii chiasel, gluchainye bluehdaniia. Moakve,
Gos. izd-vo tekhniko-teoret. lit-ry, 1952. 288 p, (MLBA 6:8)

(Mathematics)
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BYNKIN, Ye. B.

Maximel subgroups of classical groups. Trudy Mosk, mat. ob., No 1, 1952,
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USSR/Mathematics - Dissertations ,204\600. 52

..Hvoo.«onm.w Diggertations: Maximal mﬁdmdoﬁm.,m of
Classical Groups,” Ye. B. Dynkin

"Usp Matemat Nauk" Vol 7, No 6 (52), pp 226-229

3 An sbstract of Dynkin's doctoral dissertation.

€2 Thesis was defended at a session of the Sci

S Council of the Mechanicomathematical Faculty,

«a Moscow State U, held 23 May S51. Official op-

£ ponents were Acad A. N. Kolmogorov; Prof I. M.
GCel'fand, Dr Phys-Math Sci; and Prof A. I. Mal'~
tsev, Dr Phys-Math Sci. Dissertation was published
in "Trudy Moskovskogo Matematicheskogo Obshchestva”
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Mtodnm of the Moscow Mathematical Society), Vol 1
1951), pp 39-166. A brief exposition appeared in
"Doklady Akademii Nauk SSSR," 75 (1950) and 78 {(ig51).
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DYNKIN, YE. B. Comone

e

,USSR/Mathenaﬁiés - Markov Stochastic Hov/Dee 52
Process

voriteria of Continuity and of Absence of Discon-
zinuities of gecond Order for Trajectories of Markov

“gtoghastia Process,” Ye. B Dynkin

5'1{3 Ak Rauk SSR, Ser Matemat' vol 16, Ko 6, vp 563-

Establishes a connection patween (a) order of de-
crease for h+0 of probability of making a transi-
tion, in time h, greater than epsilon end (b) conti-
" nuity of a process with probebility of unity, and
also (¢) absence with probability unity of discon-
tinuities more complex than JUmpS . Subnitted by
Aced A.N. Kolmogorov 15 May 2. Cities W. Feller,
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PA 227157

DYNKIN, YE. B.

USSR Mathematics - Invarimnts, 1 Aug 52 _,

Topology

“popological Invariants of Linear Repre- -
sentations of a Unitary Group," Ye.B. Dynkin

"Dok Ak Nauk SSSR" Vol 85, No 4, pp 697-699

Considers the linear unitary representatlions
of the group U(n) of all unitary matrices of
order n with determinant 1; that is, the
homomorphic reflections U(n) in U(N), which
are studied here from the topological stand-
point. Calculates their homnlogical char-
acteristics, which are shown to det an ir-
reducible representation with an accuracy up
. 227757

to equivalence, similar results being able
to be obtained for homcmorphic reflections
of arbitrary classical groups some into

others. Submitted by Aced A.N. Kolmogorov

2 Jun 52,
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DYNKIN, YE. B.

USSR/Mathematics - Homologies
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"The Connection Between the Homologies of a Compact
Lie Group and Those of Tts Subgroupvs," Ye. B. Dynkin

"Dok Ak Nauk SSSR" Vol 87, No 3, pp 333-336

Derives formlas that: permit one to solve the problem
of the homologousness to zero of subgroups of classical
groups according to systems of weights which assign
these subgroups of linear representations
by Acad A, N, Kolmogorov 25 Sap 5

PA 245176

21 Fov 52

Submitted
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DYNKIN, Ye. B. Mar/Apr 53

USSR/Mathematics - Stochastics

"Glasses of Equivalent Chance Quantities," Ye. B. Dynkin

Usp Mat Nauk, Vol 8, No 2(54), pp 125-130

Demonstrates a theorem that establishes a correspondance between sequwnces of
aquivalent chance nuantities and destribution of probabilities in the space of
distribution functions; this theorem permits one to derive the properties of
classes of squivalent chance quantities from the well-studied properties of
sequances of independent identically diastributed quimntities, permitting, a.g.,
derivation of limit theorems for sums of equivalent; chance quantities, States
that a discussion of 4. Ya, Khinchin's worka.at ths seminar under the author's
uidance at “oscow Univ is the reason for the present work; N. N. Chent.sov,

. L. Dbrushin, A, A, Yushkevich, V. A. Uspenskiy, and others participated.

250789
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DYNKIN, YE. B,

USSR/Mathematics - Topology 11 Jul 53

"Constmpi_;ionvof Primitive Cycles in Compact Lie
Groups," : Ye. B. Dynkin

DAN SSSR, Vol 91, No 2, pp 201-204

Indicates a slimple method for constructing collec-
tions of maximum linearly independent primitive
classes of homologies. Amplifies H. Hopf's theorenm,
which reduces the study of homologies (over a field
of zero characteristic) of compact Lie groups to the
construction in these groups of such collecticna,
Presented by Acad A. N. Kolmogorov 18 May 53,
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DYBEIN, Ye.B,

P e T et

Cortain limit theorems for Harkov chains. Ukr.nat,shur, 6 no.l:21-27
154, (Probabilities) (MLRA 9:1)
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SUBJECT USSR/MATHELL&TIL‘-S/Thea.r;/ of probability CARD 1/2 PG ~ 116
AUTHOR DYNXTIH E.B. :
TITLE Some limit value theorems for sums of independent random

variables with infinite mathenatical expectation,
PERIODICAL  Iszvestija Akad. Nauk, 19, 247-266 (1955)
reviewed 7/1956

Lot E,,, Ez,... En be a gsequenca of pusitive independent random variables
with the same distribution funciion F{x). Let tn n §1+ cos + En (n=1,2,...)
be 2 sequence of sums. wx denotes the numbsr of sums ‘;n which are smaller
~than x. Let be

Yz = §7x+1-x’ X;.I-gpx’ Yx‘X:E*Y;‘g,xm’

The author investigates the limit distribution of the &4, y;, ¥y for x =3+
in the case that the mathematical expectations of the terms Ek are infinite

(while the Renewal theory mostly computes with finitae expectations), The
principal result of the present papsr is the following theorem: If for x —deo

the distribution of -;15 converges to a distribution with density Py (1), then

the common distribution of X:, x; ronverged to the two-dimensional distribution
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JTzvestija Akad. Nauk 19, 247-266 (1955) CARD 2/2 PG - 116
with the dernwity. -

Py (2,v) = {

and the distributions of the terms g“’(x'} 563 ¥{x) correspcndingly converge
to the Jistributions with dersitles

sinX« . om ! v et
0 =22 o (1) %7 (e Y far Ogn, O¥ved

0 ' ’ in &ll cother cases -

cein W e e for Qeval
~ (i-vy T
(1,-;(.('1) ~
0 in all other cases
. Bir T ~1. &x_,
Ty (2) - SEETE e1e Oy
where
0 for u<0
g(u) = § ~1-(1-u)™ for 0<u «i
i for a i
and
sin fa4 -w s =
AL L ha g 43 -
py (u) = +— a4 (1+u) for u> 0 (0<x<1).
0 for w40

The author gives applications to rrocesses with independent increases and
considers the case of not necessarily positive terms Ek'
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SUBJECT USSR/HATBEHATICS/Theory of probvablility CAED 1,2 Ee - 173
AUTHOR DYFKIN EoB. ) v
TITLE niinitely swdall operetors of Mazkov random Prooegsei.

(€} A
PERTODICAL ~ Doklady Akad. Nehk 105, 206-209 (1955)
~ roviewed 7/1956 :

Lt x(t) = x(%).w) (0€¢<o0, WED ) de a messurabls Merkor proita. lelng

homogeneous in t in the phase 8page He L2t B be the Banash spuss oo sli

(aocording to Boral) measurable and bounded funoiions on B with wco norm

Al = sup if(x)i « Lot T £(x) o (x(¢)} , where ¥, denctsy whe wathemetiesl
id

g{{péctation, x(0) = x. The operaters T, form a one-paramefiric ssmigooup, If

for £ €8s ﬂ T.f - T '

g

- 3“ 5 0y

then I belongs to the domain of'definition D{A) of the infinitely; nuall

operator A, where Af « g. Lot T be & vandom varigble with nomenegative valuss
having the propertys The cqrditiona] Ristribation ¢f the probabilitiey of ths
random function y(t) = x{€+t) (t Z0) relative to the system of randem veriadies
x(n) (n>7T) depends anily on x(€) and for 2(¥) = x it ig 1dontical witn the -
distribution of the rapdom funetion x(t) with the condition 2{0} <« 2e If for
evary neighborhood U of an a{:b_itrary point z the random variabls Tis nkas this

~

property, then the process ias called a strong Malxov procaes, For -usk pivzeyses
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Doklady Akad.Neuk 105, 206-209 (1955) CARD 2,2 BG - 173

it 18 proveds If the function AL(x) 18 sortivucis In “hs roint % and 1% for

& cartsin neighborhood §° e pelnd e Yoy ¢ :
g 4 U” of the pelat x tpaze fp 1!,:. G0 T ™2 then toere holday

3 -\ s .J' .
H_':f -[-x(‘t’n},; ':3 IO -~
o '

Af(x) = lin »
i(u)->0

Under some edditional conditions, from =v+a fogmeaia 4. xezulss of itd apd
18 ‘ T ot H SNl o 4 ‘-
Yosiga on invariant continupus proogesa<. on Cawcgrsecn: Hiemanniar wapifolds
c¢an oe derived. A process ig.calied & Follier ;rn zae if ihe épsse ¢ of é{fw
éon B) confinuous eourded funzilona 43 invarxians alth reepact %o the oparstors
21 2 %0 Tas b omgef: e 3. PR
g end for every £ Gt [fT 2 -~ £H w20 ro2 ¥ ~® 0. Lu is proved. i? 4he space
E is compact and if e(t) I aller prooeza, & i :
o) ot gha i f(tg 53 a Egllez preoeeis, vnen the domain of definttion
A t nfigitely small opsrator & consiais of all funeticns for which
thére exists the limi¥ value - , ' -
: Mg ] - 2(x)
R L S
H'LU

and is continuous with respect to . This limi% vai I i

ith r 353 Zs This | » vaine equale AT/«
Some well known results of Faller (Ann. of Wath. 60, 61) are i@iﬂ%;d ic n
domewhet changed fornm, ' o |

INSTITOTIONs Lomonossovw University, Moscow,
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SUBJECT U9SR/MATHEMATICS/Theory of probability CARD 1/1 PG ~ 154
AUTHOR DYUKIN E.B.
TITLE “*Tontinuous one~dimensional Murkov proscesaesn,

PERIODICAL Doklady Akad, Nauk 105, 405-408 (1955)
reviewed 7/1956

The author compubes the infinitely emall operator of tie ore-paramstri:
sanigroup of tha operators T, (compare Dynkin, Doklady Akad., Bavk 103, 208w

209 (1955)) in.a suitably oconstrnsteq qukapace H of the Banach apace B, Tre
corresponding infinitely small operator dsfinas unigualy '8 eontinuous proazaa,
The consideration does not use Feller's assumption (Ann,o¥ Hgih. 60, 51 {i983))
that the semigroup Tt lets invariant %he a@pave € of all funstions being son-

tinuous on E, and bases on e classificaticn of “e poiuke of the phase spaze
and a very complicatedly defined auriliery cperator =3 the gonstudasics of which
the infinitely small operator 8pp2&rde Ansiogouns Fellex's results seswm tc be
more general (Amn. of Mathe 55, 77 (1932)).
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DYNKIN, Ye.B. (Moskva)

s PToceasea end operator semi-groups [with summary in
English]. Teor.veroiat.i ee prim, no.l:25«37 's6, (MLBA 9:12)

(Operators (Mathemtics))
(Probabilities)
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DIHEIN, Y9,B, (Moskva),
Infiniteaimal operators of Markov processes [with summery in
English]. Teor.veroiat.i ee prim. no.1:38-60 'sé. (MLRA 9:12)
(Probabilities)
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Q;Mgfgggn; Ye.B, fﬁbskva); TUSHREVICH, A.A, [Jushkevich,A.].

Strong Markov processes [with summary fn Engslish by
veroiat.i ee prin., no.l:149-155 'sg, nelish] eorzm 9:12)

(Probabilities)
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DYNKIN,.-YevB, (Moacow); GIRSAROV, I.V. (Moscow)
- Nineteenth mathematice contest for Moscow schools, Mat, pros. noel:

187-194 '57, (MIRA 11:7)
(Moscow—Mathem tica-~Competitions)
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ZAIGALIDR, V.A. (Leningrad); OSTROVSKIY, A.l. (Moscow); NOVIEOVA, V.S,
(Orekhovo-Zuyevo); ZHAROV, V.A. (Yuroslavl'); SVOBODA, A,
(Chekhoslovakiya); DYNKIN, Ye.B, (Moscow); BALASH, E.E. (Moscow)

mm&’—jcan»nu .
Problems of elamatary mathematics. Mat, pros. no,1:219-224 157,
(MIRA 11:7)

(Mathematics-~Problems, exercises, etc.)
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H jOL'D, V.I.
TAIATAR, I.Ya. (Moscow); SKOPETS, Z.4. (Yaroslavl'); AR .
ZKoacow); DYHKIH: Ye.B. (Hoscow); LORDKIPANIDZE, B.6.(L'vov);

KONSTANT INOV, "W.N. (Hoacow); BEREZIN, F.A.(Hoacow)

thematics. Mat. pros. no.2:267-270 '57.
Problems of elementary mathem . ‘ CA 1347)

(Mathomatlca--Problems, exercises, etc.)
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w tjl’//t'\//\/ I"'*;C/
BAIK, M.B. (Smolensk); DUBNOV, Ya, S. (Moscow); PYATETSKIY-SHAPIRO,
I.I. (Kaluga); VILENKIN, N. Ya, (Koocows BALASH, RB.E. dloscow)
LEVIN, V.I. (Hoacow) DHITRIYEV, N.A. (Hoscow) YNKIN, Ye. B.

(Hoscow); NAYMARK, B.A. (Hoscov) GEL'FAND, I.M. ﬁ??cowf“““”'

Problems of higher mathematics, Mat. pros.no.2:270-274% 57,
(MIRA 11:7)

(Hathematice--Prohlems, exercises, stc.)
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AUTHOR DYNKIEZE.B. PA = 3005
TITLE “Unhomogeneous Strong Markov Processes.

(Neodmorodnyye strogo markovskiyye protsessy , ~Husgian)
PERIODICAL Doklady Akademii Nauk 4SsR,1957,Vol 113, Nr 2, pp 261-263,(U.5.5.R.)
Received /1957 Reviewed 6/1957

ABSTRACT The present paper investigates the concépt of strict Markov processes
without the hypothesis of homogenity of the process with regard to tirze.
A MARKOV's process is defined by the following elements: 1) Intervall of
thenumber line.2) Comples E (phase space) of a certain 6-algebraZ of the
subcomplexes of E. 3) Complex$(a complex of elementary phenomema). L)
Function x(t,~ )(t+ €I, €52 ) with values from k. 5) A system of probabi-
lity measures Py ,( € 8 €I,c0¢ K). The measure Py x is already given on
the 6 ~algebra ¥3, which is produced by thet-_somplexes {x(t,w) Efr }
(tEI, v s,FGI;). Moreover this measure is sufficient to the condition
Ps,x {x(s,w) = x}- 1.

Then the strict processes Marcov (in the first and second sense) are de-
fimed. In addition the following theorems sre given: 1. Theorem: Let x(t,o)
in the first semse be¢ a process strictly in the kind of MARKOV, Lot T( De
an incidental quality, indepsndent from the future and the s-past. Let
j(w) be a function measurable as to MY of the kind that g xf= M

. G

(cd)Ps,x(dw) exists, Then for mearly all<(in the sense of Pg,x) the re-
Card 1/2 lation Mg {j | ¥u » 8Su \<'I} -erTj . us,X{"I xy ; 8gug T}here
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Unhomogeneous Strong Markov Processes,

denotes the conditioned methematical expectation

My .
2.theorsm: concernes
sense. This theorem,

kind of MARKOV in the second sense,

L.Theorem: Let, x(t,2) (0t <, co €42 ) <be a
which satisfies the ‘condition (Jz). For such

MARKOV it is suffieient that the .
T+ h,

ous from the right side 9
Process being strictly in the kind of
condition (S2) is fulfilled for W
tive constant.

5.Theorem: If a Markov's
the conditions (Jl)-(Fl)

processes strictly in
too, is given exactly,
Je.Theoremi A MARKOV process continuous from
ly in the kind of MARKOY in the first sense,

process is contiauous from the right side and
or (J2)-(F2) are fulfilled,

PA - 3005
as to the© _algebra

the kind of MARKOV ia the second
the right side is oaly stiet-
if is it strictly im the
HARKOV process contimi-

h here denoted any noa-zega-

it a atrict MARKQY
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52-111~1~2/9
AUTHOR:  Dynkin, Ye. B. (Moscow)

TITIE: Markov Jump Processes. (Skachkeobraznyye Markovskiye
protsessy.)

PERIODICAL: Teoriya veroyatnostey i yeye primeneniya, 1958,
VOl OIII’ Nl‘-l, pp 041"60- (USSR);

ABSTRACT: In this paper infinitesimal operators of all jump
processes are calculated. A Markov process x(t, )
(t >0, w € 2) on a measurable space (£:,'8), is
called 2 jump process if for every «© &€ % and t 50
there exists an € >0 such that x(t, ) = x{(t + h, )
for all h ¢ [0, €). The space (g ,RK) is the
phase space of the space &2 of eleméntary events. _The
function x(%, w)(t 30, w € 2) tekes values fron ¢ .
The phase space is an arbitrary measurable space, 1.e.
a palr consisting of an abstract set £ and the J-algedra
of its subsets ‘& ; the space of elementary ewvents is an
arbitrary set. The system of probability measures
Px(x € ~ ) 1in the space R 1is defined on the o-algebra

Card generated by the sets {w:x(t,m) e T } (20, T ¢ 8B)
1/4 and satisfies the compatability condition formulated below.
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Markov Jump Processes. 02~I1I~1-2/9

The corditional prebabilities with respect to the
o-algebra generated by the sets {“’:x’c €T

t= 7 € ;8) are denoted by the symbol
B (e [::t, t =< 7). ‘'these conditional probabilities
satisfy the compatibility relation

Px(x'mtle T1s eees x'1:+’t;n~€ Tp| X t <) =
= PxT<Ke1€‘“1’ e % € 7). (Eq.0.1)

Various special classes of Jump processes have been
studied by Fellezm (Ref.13,14), Doeblin (Ref.10),
Dubrovskiy (Re1.5,6) and Doob (Ref.11).  Recent papers
by Feller (R@f,l55 and Dobrushin (Ref.l) have been
devoted to similar problems, and a class of processes with
a countable set of states, not including all jump
processes but containing some pProcesses of a more
complicated type, have been described. In this paper the
Card author discusses the random quantities T, and x
: : a

2/4 where a belongs %0 the set N of all transfinite numbers.
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52-111-1~2/9
Markov Jump Processes.

The analytical form of the infinitesimal operator is
introduced, and two methods are given of describing the
domain of definition of the infinitesimal operator. The
first of these methods leads to a more simple formulation,
the second gives a significant revelation of the structure
of an arbitrary jump process. It makes it possible to
aurvey the claas of all jump processes correnponding to
plven functlons a(x) und Py Xy € r“} . It can be
shown that the infinitesimal operator and hence the
transition probabilities of a jump process are completely
defined if, in addition to the functions a(x) and

P ilx € T, are given for each resolvable countable
t¥a s}inite number ¥ a set {w: 'I:Y(u)) < + o3, the
4
g-algebra )QY of its subsets and the X . measurable
function
Card '
3/4 7T = Bl € TR €2, T €B).
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It follows that all Jump processes corresponding to the
functions a(x) and Py xl(:r} can be constructed by an

induction brocess, and at each step 1t is only necessary
to choose the function 1TY(w,r‘). This function must be

licasurable with respect to » y 2nd satisfy the condition

Tr(wv 6 )z 1.
It can be proved that the choice is not restricted in
any other way. There are 15 references, of which 9 are
Soviet, 4 Bnglish, 1 French and 1 German,
SUBMITTED: Qctober 2, 1957.
AVAITABIE: Library of Congress,

1. Markov processes 2, Topology 3, Algebraic functions

Card 4/4

APPROVED FOR RELEASE: 03/20/2001 CIA-RDP86-00513R000411810009-7



"APPROVED FOR RELEASE: 03/20/2001 CIA-RDP86-00513R000411810009-7

DY, Wei%. ‘ : ‘f'f
b 30V/52-3-2-10/10 gy

AUTHOR: lione Given

PIPIE;: A Swmmary of Papers Presented at the Sessions of the
Scientific Research Seminar on the Theory of Probability,
Moscow, September-March 1957-1958 (Rezyume dokladov,
adelannykh na zasedaniyakh nauchno-issledovatel'skogo
seminara po teorii veroyatnostey, loskva, sentyabr'-+mart
1957-58 g.) !

PERIODICAL: Teoriya veroyatnostey i yeye primeneniya, 1953, Vol 111,
Hr 2, pp 212-216 (USSR)

ABSTRACT: A. N. Kolmogorov - Ergodic stabionary random processes
with a discrete spectrum., Ii o 1s a sey Ol numbers and

(t) is a stationary ergodic function defined for all ran-
om values of +t as

E(6) =) 0 (e
ES

then @A) = |<,o(7\)‘ is not random, Therefore, the unit
probability can be expressed as P(A) = +—VE(}\.—)>>O' and
o(A) = p(?\.)eigo‘) where ©(A) is defined as mod 297

and represents a rardom element of tThe space AS of all the

Card 1/6

APPROVED FOR RELEASE: 03/20/2001 CIA-RDP86-00513R000411810009-7"




"APPROVED FOR RELEASE: 03/20/2001

CIA-RDP86-00513R000411810009-7

30V /52-%-2-10/10
A Swamary of Papers Presented at the Segsions of the Scientific
Research Seminar on the Theory of Probability, HMoscow, September-~
March 1957-1958

functions o(A) . The space AS represents a compact

group with a sub-group BS . MThe factorizl group

ré = AS - BS will determine the distribution of

the function E(t) becoming isomorphic of the other two.
in - Infinitesimal operators of "jump" Markov
S Tished in Vol I1L, Nr 1 of this journal,.
V. L. Volkonskiy - A random change of time in strictly
Markov processes, If x = x(t, w) 1is a homogeneous Lar-

kov process on the space 8 and “rt(u)) is a function non-
decreasing at all  , and that 'rt(u)) at all t 1is a

random value not dependent on fubure, then the function
y(t, w) = x(‘rt(w), ©) is a process obtained from x. with

random change of time Ty At some conditions of T, the
Card 2/6 ’

I'0
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A Susmary of Papers Presented at the Sessions of the Scientific
Research Seminar on the Theory of Probability, lioscow, September-
lfarch 1957-1958

the process Vi becomes a homogeneous strictly Markov pro-

cess, In the case of a homogeneous process with a random
change of time and a uniform deformation of space it is
possible to obtain any continuous Markov process which will
be regular in the interior and absorbed near the boundary.
R, L. Dobrushin -~ A statistical problem of detecting a
gignal in the noise of a multi-channel system reduced Lo
stable digtribution laws, Published in this issue.
V. M, Zolotarev - Some new properties of stable distribution
“laws. Published in Vol ITI, NT 4 of this journal,
R. A, Minlos - On the extension of the generalized random
process to additive measure., Any exact process, such as
Gelfand's, based on the cylindrical set of numbers on
linear topologic space E' and extended into a space B
will retain its additive property defined as the set B on
the space E' . (There are 2 references, 1 Soviet and 1
French),
D, li, Chibisov -~ Limit distribution for the number of runs
in a Bernouilli Trialg. If k represents a number of in-
Card 3/6 dependent runs in two trials, the probability of a nositive
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A Summary of Papers Presented at the Sessions of the Scientific
Research Seminar on the Theory of Probability, Moscow, September-

March 1957-1958

trial being p and a negative trial being g =1-p ,
then at i-run (i2r) a series r can be found: i-r+l,
j-r+2 ... The trial (i) will be positive and the trial
(i-r) negative (i» r + 1), The numbsr of series r is N,
%h§ conditions for p, q, T, k-» 0@ are given by (1) (2) and
3).
A. W. Kolmogorov - Spectra for dynamical systems generated
by the stationary stochastic process. Displacements of a
trajectory on the space of a random stationary process gen-
erate the dynamic systems for which the probability distri-
bution is invariant. If the process is normal then the
spectra of dynamical systems are homogeneous. In the case
of discrete time its multiple for a separable process can be
calculated. For the continuous time only some examples of
calculated multiple are known., The above can be illustrated
by the entropy per unit of time considered as a metric in-
variant of a dynamical system. As in the case of discrete

Card 4/6
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A Summary of Papers Presented at the Sessions of the Scientific
Research Seminar on the Theory of Probability, tloscow, Septeaber-
ilorch 1957-1958

tire a normal process with a short nmultiple spectrum can be
defined also for a continuous duration of entropy., There-
fore a solution can be obtained for a problem in metric
theory of dynamical system existing as a transitory set of
the non-spectral invariant,

I. V. Girsanov - Some examnles of dynamical systems with a
continuous spectrum, If x(t, w) is a substantial Gaussian
process and F(dx) is its continuous spectrum, then the dis-
placenent STx(t, w) retains its value on the space of

trajectory, thus defining a certain dynamical system, The
system is related to a group of the unitary operators UT
on tue Hilbert space H which describes the substantialT
functionals of trajectory, The spectrum of the group U i
1s described by the maximum @ and the nultiple function ¥ (x).

It has been proved that ) = 3'F' where TF* represents
i-composition of P ., If X is a comvlete numerical set,
F, a continuous value having X as its carrier, then the

spectral process F(dx) = F_(dx) has a single spectrum with
- Card 5/5 o
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the naximum P . The cyclic vector on H can be described
as a series oi stochastic integrals., In the case of

F(dx) = Fo(dx} +7F§(dx) the process has the same maximum @

but the spectrum will not be simple, Generally, it can be
stated that: if a spectrum F of & process x(t, w) has g

definite value then the spectrum of a dynamical systen
defined by thig Drocess contains only single components.

on homogeneous spaces". Published in this issue,

B. A, Sevast 'yanov "Branching stochastic brocesses for
particles diffusing in a restricted domain with absorbing
boundaries" Published in this issue,

B. A. Rogozin "Some problems in the field of limit theorems",
Published in this issue,

V. Sazonov "On characteristic functionals", Published ip this
issue,

Card 6/6 There are 2 references, 1 Soviet, 1 English.
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16(1) PHASE I BOCK EXPLOITATION Sov/3337

‘S Dynkin, Yevgeniy Borisovich
Osnovaniya teorili markovskikh protsessov (Fundamentals of the Theory of the
Markov Processes) Moscow, Fizmatgiz, 1959. 227 p. (Series: Teoriya
veroyatnostey i matematicheskaya statistika). 5,000 copies printed.

Ed.: A.A. Yushkevich; Tech, Ed.: K.F. Brudno.

PURPOSE: This book is intended for students taking advenced mathematics
courses and for gcientific workers and mathematicians specializing in
the field of probability theory and releated fields.

COVERAGE: It is stated that this is the first book containing a systematic
construction of the general theory of Markov processes including study
of the properties of boundedness and continuity of the trajectories of
Markov processes. The material in this book wes praesented by the author
in a number of courses he taught at Moscow andPeking Universities,
and the author thanks his former students for their criticisms and remarks.
The author also thanks A.A. Yushkevich. There are 30 ceferences: 13
Soviet, 15 English, 1 German, end 1 French.

Card 15
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Fundamentsls of the Theory (Cont.) SoV/3337

TARLE OF CONTENTS:

Preface 9
Chapter L. Introduction 9
1. Measurable spaces and measurable mappings 9
2. Measures and integrals 15
3. Conditional probabilities and mathematical expectancies 18
4, Topologicel measurable spaces 25
5. Construction of probebility measures 30
Chapter 2, Markov Processes 34
1. Definition of a Markov process 34
2. Homogeneous Markov processes : 4h
3. Equivalent Markov processes 51
Chapter 3. Subprocesses 63
1, Definition of subprocesses. The relation between subprocesses
and multiplicative functionals 63
Card 2/5
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2. Subprocesses which correspond to allowabl subsets. Formation

of part of a process 19
3. Subprocesses which correspond to allowable systems of subsets 84
4, Multiplicative functionals of integral type and the

corresponding subprocesses 91
5. Homogeneous subprocesses of homogeneous Markov processes ol
Chapter 4. Construction of Markov Processes According to Transient
Functions 108
1. Definition and examples of transient functions 108
2. Construction of Markov processes according to transient
functions 111
3. Homogeneous transient functions and corresponding
homogeneous Markov processes 1135
Chapter 5. Strictly Markov Processes 116
1. Random values which do not depend on the future and the s-past.
Lemmas on measursbility 116
2. Definitglon of a strictly Markov process 121
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3. Hcomogeneous strictly Markov processes 132
4, Weak fcrms of the condition for a striet Markov property
for Merkov processes continuous from the right 137
5. The strict Markov vproperty of subprocesses 41
6. Criteria for a strict Markov property 148

Chapter 6. Conditions for the Boundedness and Continuity of a

Markov Process 157
1. Introduction 157
2. Conditions of boundedness 157
3. Conditions for continuity from the right and the absence
of discontinuities «f the second kind 165
Y. Jump and step processes 17
5, Continuity conditions 176
6. One continuity theorem for strictly Markov processes 183
7. Txamples 196
Supplement. Theorem on the Extension of Capacities and Properties
of the Measurability of Maments of the First Output 190
Card U4/5
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1. Theorem on the extension of capacities - 190

2. Measureability theorem for maments of the first output 200
Appendix 200
References 219
Alphabetical Index 221
Indez of Lemmas and Theorems 224
List of Symbols 225

AVAILABLE: Library of Congress (QA273.D9)
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_bynkin, Ye.B. 50v/20-127-1-3/65

Natural Topology end Excessive Functions Connected With
Markov's Process
Doklady Akademii nauk SSSR,1959,Vol 127,Nr 1,pp 17 - 19(USSR)
The notions of excessive functions (see Hunt [“Ref 1_] and of
natural topology (see H. Cartan [ Ref 4_] and Doob [ Ref 2,3_7)
are introduced by the author in & new vaye. Let X =
= (xt,‘C,, My s Py 6, } be a Markov process in the measur-
able space (E,B); let the condition P {‘Q > 0)- = 1 be
satisfied for all x €E (the terminology of the author from
[ Ref 5,6_/ is used). Let r € B, if re 3 end Px{ it

£ ¢ forsll 0<t<S&} =1.The

exists a S so that x,
f sets from Bo is

system of sets being representable as sum O
assumed to be Co . The pair (E,Co) is a topological space. The
topology Co ijs denoted as natural topology connected with X .

Let T(T) = inf{t : 850 , x, € T) € B . The set of

APPROVED FOR RELEASE: 03/20/2001 CIA-RDP86-00513R000411810009-7"
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Netural Topology and Excessive Functions Connected 507/20-127-1-3/65
With Markovts Process
the points in which P %x((‘)>.é} = 0 is denoted F; .
Let | = FU r. - Restricting himself to special rigorous
tarkov processes which are continuous from the right (s0-
called standard processes) the author gives the following

theorems 3 A
Theorem r; is closed in the topology of C - [T is the

closure of [ in the topology of Co.
Theorem : The sets of the type E\Gr, vhere ¢ €C , form a
basis of the topology Co.

Then excessive functions are jntroduced, their properties
are treated {the excessive functions are nonnegative; the

boundary value of a nondecreasing sequence of excessive
functions is excessive ate.), and two theorems on the ex-~
ceasive functions of rigorous 1arkov and strong Feller
processes are formulated. In the last theorem 5 the author

Cerd 2/3
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Natural Topology and ixceesive Functions Connected 50V/20-127-1-3 /€5
With llarkov's Process

trecats the connection between the natural topology and the
excessive functions.
Theorem : Let X be a Markov standard process. All functions

excessive for X are continuous in the topology Co. The topo-
logy Co can be denoted as the weakest topology in which all

excessive functions are continuous for X and fof’arbitrary

substandard processes % .

A.D. Ventsel! and I.V. Girsanov (Moscow University) are

mentioned.

There arc 7 references, 3 of which ere Soviet, 3 American, ey

and 1 French. D
ASSOCIATION: Moskovskiy gosuderstvennyy universitet imeni 11.7.Lomonosova B

(Moscow State University imeni X.V. Lomcnosov)

PRESENTED: Paebruary 21, 1959, by P.5. Aleksandrov, icademician
STBMITPED: February 19, 1959

Card 3/3
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170, Kiyeai [ITO, Kiyoshi]; VENTTSEL', A.D. [translator]; VHRBA, S.A.
(translator]; DYHKIN, Ye.B., red.; AGRANOVICH, M.S., red.;
IOVLEVA, H.A., tekhn.red,

[Probability processes] Verolatnostnye protsessy. Pod red.,

BE.B.Dynkina, Moskva, Izd~vo inostr,lit-ry. No.l. 1960. 133‘“p.

Pranslated from the Japanese. (MIRA 14:1)
(Probabilities)
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86019

s/c52/60/005/004/004/007
16.6100 ¢ 111/ ¢ 333

AUTHORS Dynkin, Ye, B.

pITLE: Additive Functionals of a Viener proceas Deternined DY

Stochastic Inte als .
ex LS

PERIODICAL: Teoriya veroyatnostey i yeye primeneniye, 1960, Vol. 9,
No. 4, pp. 441-452

TEXT: The author uses the notations of (Ref.1). A Markov process is

. , 8
defined to be a set of elements X = (xt_, § ' V«/t’ Ps,x)’ where

x(t) = x,(w) (05t < §(w)) is the trajectory of the process which
corresponds %o the elementary event (v ,s is the set of the

events observed in the time [s,t1 p‘3 _{tA) is the probability

of A, if at the moment s the trajectory was in the point x. X is
considered in the phase gpace (E,B). Let the G’ -algebdbras s

on which the measures 5.x are defined bs complete. Let the algebras

Uﬁi’ U\[s and(ﬁs be defin:-:'d as in (Ref.1). Let &,i = (/Zi N U-lfs

The function @S(w) (0g s€tL ¢ (w)) with values from (~ @, o)
is called almos% additive functional of X, if 1a.for al1 0% s &%

card 1/ 3
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/
BE
L7051/66/005/654/604/007
¢ 111/ C 333
Additive Functionals of & Wiecner Process Determined by Stochastic

Integrals

the function goi(w) is R i - measurable. 2B For 211 0 s £ t £ u,
. s t s .

x € E it holds @+ @ = Py (almost sure on “Qu relative to

the measure _ _). Two almost additive functionals  and as
s,x’’ ¢y t

are called e wivalent, if P (Ps - @8 } = 1 for all
r 4 ! 8,X S; t ? " 5
0¢& st and x& E. An almost additive functional ﬁDt is called
‘s . s t s
additive, ifs: 1B's @t(w) + q)u(w) = ¢ (W) for all e JJh
0<s &ts u

Theorem 1: Let an almost additive functional 4 S,Which is continuous
to the right satisfy the condition 1Cs @ s = 0 “(almost sure on
relative to P" x) for all 0 £ s, x € E. Then there exists an

S ~

additive functional ®2 wnich is continuous fto the right and equiva-
lent to ¢,. If Cpi i% continuous, then 'c‘(’?( can be chosen to be
continuous 100, '

Card 2/ 3
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v 4
, 8607 =
57052/60/005/ 004/ 064,/007
¢ 111/ C 333
Additive Functionals of a Wiener Process Determined by Stochastic
Integrals
Then the author considers stochastic integrals
t
(1) § dww) ax
8

which are related to an n-dimensional VWiener process. The integrals

are defined relative to a measure F‘s < end therefore depend in
’

general on x., The author gives conditions under which the values of
(1) do not depend on x. The results are used in order to construct
additive functionals of Markov processes with the aid of stochastic
integrals. 1\

There are 6 references: 2 Soviet, 2 American, 1 Japanese and 1 German.

[?Abstracter's notes; (Ref°1) is the book of Ye. B. Dynkin: Foundations
.0of the Theory of Markov Processes, Moscow, 1959 ] .

SUBMITTED: January 18, 1960
Card 5/3
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DYINKIN, Ye.B.
e
Markov processes and problems of enalysis connected with them.
Uspe mat. nauk 15 no.2:3-24 ¥r-Ap 160, (MIRA 13:9)
: (Probabilitiaes)
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Dy/\,' /-'&// ’\j /é" .B

$/020/60/133/02/05/068
c111/c222

AUPHOR: _Dynkin, Ye.B.

e,

-~

TITLE: Some Transformations of Markov Processes

PERIODICAL: Doklady Akademii nauk SSSR,1960, Vol. 133, No.2, pp. 269-272

TEXT: A short description of.the class of transformations comnsidered -in
the present note was already given in (Ref. 3). A detailed representation
of .the results is contained in the Proceedings of the Fourth Berkeley
Symposium on Mathematical Statistics and Probability.

There are 5 references : 4 Soviet and 1 American.

ASSOCIATION: Moskovekiy gosudarstvennyy universitet imeni M.V. Lomonosova
(Moscow State University imeni M.V. Lomonosov)

PRESENTED:s March 16, 1960, by A.N. Kolmogerov, Academician
SUBMITTED: March 11, 1960

Card 1/1 V/]g:
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DYNKIN, Ye.B.; MALYUTOV, M.B,

Randon wanpdering on groups having a finite mumber of generatrices.
Dok1.AN 883R 137 no.5:1042-1045 Ap 161, (MIRA 14:4)

1. Moskovskiy gosudarstvenpyy universitet im.M,¥,Lomonosova., Pred-
stavleno akademikom A.¥,Kolmogorovym.

(Groupa, Theory of) (Harmonic fuctieps)
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!
SGH%5
J{, b1o0 $/020/61/141/002/005/027
C111/G444 ‘
AUTHOR: Dynkin, Ye. B. .
TITLE: ~_'I:Ton—negatiw.re eigenfunctions of Lapiace-Beltrami

operator and Brownien motion in certain symmetric spaces
PERIODICAL: Akademiya nauk S38R. Doklady., v. !41, no, 2, 1961,

288-291
TEXT: Described are all non-negative solutiouns of
(& - ¢)f = 0, (N

where ¢ = constant and A is the Laplace-Belirami onperator in & symme-
tric space E with negative ocurvature, its movement group being isomor-
phic to the complex unimodular group of l-th order.

Let L be an l-~dimensional complex Euclidean space; G be the group of "f/
8ll linear transformations of L with determinan% 1; E be the set of
all x € ¢ to which a possitive definite Hermitian form (x §, 7)

(& Ui € E) corresponds., To each x € ¢ there corrsaponds a iransforma-
tion'8_of E 3 § x = g¥ xg.

Laet & 1; ega"uuug 39“) g1> ?2 »ano >/g1, 91 f-Q‘? Foooa 4 gl s 0 be
card 1/}
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30695

8/020/61/441/002/005/027
Non-negative eigenfunctions of . . . C111/0444

the characteristic roots of an operator x € E. ¥(x) indicates the
sequenze (31, ere 5‘1). In E there exists a Riemannian metric d(x,y)

which is invariant under all 3 (g€ @). If one demands:

d exx < 1 for ]S(x)l ~» 0, then it is completely determined (e be \‘}/
endity transformation). Let A be the Lapluie-Beltrami operator

corresponding to this metric.

Let d = (61,.,,,61), where d; -7;_- (L+1~2j). It 1s stated that for

e < - d‘z every non-negative solution of (1) vanishes. The concept of

the Green-function is introduced for (1) and it is gtated in theorem 1

that (1) alweys possesses a Green function hix,y) for e » - which

is positive everywhere. For d(x,y) -y it shows the behaviour

T 12 9. -9
hx,y) ~ wgya” 131 g | 1/2(3-17) [—] G T
j< x I %

2.1/2 > N 2
where o, is a constont, ,9' - (g)/, 8 ¥ =+ 8)

Card 2/q

APPROVED FOR RELEASE: 03/20/2001 CIA-RDP86-00513R000411810009-7"



"APPROVED FOR RELEASE: 03/20/2001

CIA-RDP86-00513R000411810009-7

14
14598
5/020/51/141/002/005/027

Non-negative eigenfunctions of . . . gi11/C444

The solution £ of (1) is ocslled minimel, if £ > O end if every non-

e

negative solution f, where f < f, differs from f oniy by & constent
factor. :

Let B be the set of the bases of L, and R be the set of all sequences
g = (g1,..,, gl) of resl numbers for which §,3 ... 2 Syr §y * veo
sae +g = 0. Fcrb=(91, ...,8)6 Band g€ R let

oo “1-g ¥

y,50) = ] [4,x(0)] %+1’
where k=1
' (xe1,e1) (xe1, ek)

d (x)= 2emcuopooasasesensaso ) g 1“1. ‘Jl
bk (xe,se,)
(xek,e1) '8k

1ot §€ R ifg€Rand & = d° + c.

APPROVED FOR RELEASE: 03/20/2001 CIA-RDP86-00513R000411810009-7"
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30695
$/020/61/141/002/005/027
Non-negative eigenfunctions of . . . Ci11/C444

Theorem 2: The set of the minimal solutions of (1) is identical with
the set of the functions f, g(x) (b€ B, QER_).
’ .

Let V be the set of all orthonormal basea :f E, proportional bases being q/
identified,

Theorem 3: Every minimal solution of (13 is uniquely representable in
the form ot f ¢ (¢ > 0, vEV, SER_).
1] G

The formula

£(x) = i, 2,0 (X) a8

gives a one-to-one correspondence between all non-negative solutions of
(1) and all finite measures of V x R .

Theorem 4: The set of all non-negative spherical functions is given by

the formula:
f(x) = S fv,g (x) dpb

1)
€ R and is an arbitr

APPROVED FOR RELEASE: 03/20/2001 CIA-RDP86-00513R000411810009-7"
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s/ozo/61/141/ooz/oos/oz7
Non-negative eigenfunctions of . .. Ci11/0444

is uniquely determined by f.

Further on it is stated (theorem 5) that for o # 0 all non-negative
solutions of (1), being different from 26ro, are unbounded and that
the set of all bounded solutions of Af n 0 ig given by

f(x) = ! Ir(xyv) F(v) d

where F is an arbitrary bdunded Borel-function on v, C"o is &

probability measure on ¥V, being invarient under all transformations
which are induced by the unitary operator & in vy V(
1-4 .
m(x,v) = ¢ (x) = ! ’ a_ (x)'2' « To the differentisl operator there
v,d ay Yok

corresponds a confinuoue Markov process x, whioh is called a Brownian
motion in E; see (Ref. 5; K. Ito, Mem. Coflege Soi., Univ, Eyoto, Sar,
4, 28, Mathematios, no. 1, 81 (1953)),

Theorem 5: At arbitrary initial state x there exist almost surely the
Card 5/’}

_7"
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Non-negative eigenfunctions of , , , C111/0444

limits

g(xt) d
lim - lim  v(x,) = 4
t 9w 1§ (x4)] 197 ° tywo ¢ ! d(
where d'is the veotor defined above and where the probability distpi.
bution TZ is defined by

px{'rgel‘} - gﬁ(x,v) df‘o
I

(For every operator x € E there exists an orthonorma] eigenbase; v(x)
indicates the corresponding element of the space V).

In this paper the method of « S. Martin (Ref. 1; R, §, Martin, Trans.
Am. Math. Soc., 49, 137 (1941)) is used.

There are 3 Soviet-bloc ang 3 non-Soviet-blog references. The two

Card 6/7

9_7"
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Non-negative elgenfunctions or . -

PRESENTED: June 5, 1961, by A. N. Kolmogorov, Academician
SUBMITTED: June 5, 1961
Card 7/7

APPROVED FOR RELEASE: 03/20/2001
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Ci11/C444

references to English-language publications re

R. S. Martin, Trans, Am. Math, Soc., 49, 137(1941); XK. Ito, Mem, College

Sci. Univ, Kyoto, Ser. 4. 28, Mathematics, no.

ASSOCIATION: Moskovskiy gosudarstvennyy universitet im, I, V. Lomonosova
(Moscow State University im. M.vV. Lomonosov)

30695

ad as follows:

1, 81 (1953)
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$/020 62/144/003/002/030

B112/8104
AUTHOR: Dynkin, Ye. B.
n/——.
TITLE: 3rovmian motion with a decreasing measure /wand a measure VY

of velocity
PERTODICAL: Akademiya nauk S55R. Doklady, v. 144, no. 3, 1962, 483-486 /

2327: A family of uniform continuous Markov processes K"":“, each
cheracterized by two measures/kand -+ on a set G, i8 described as a
3rowvnian motion witn a decreasing measure s and & measure » of velocity.
w{G) is the sct urnion of all open sets U, the closures of which are
compact subsets of G. # (G) is the union of all infinitely differentiable
functions of G, each of which vanishes beyound a certain gex(G)., 1If f is
a locally integrable function of G whilst ¥ is an even additive locally
finite function of 3, (BG denoting the system of all Borel subsets of G),

and if for each Fc#(G) the equality

iF(y)yv‘(dy) - - (1/2)1AF(y)f(y)dy
Card 1/2 ¢ G
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s/ozo/62/144/oo3/002/030

Brownian motion with a ... B112/B104
is fulfilled, theq/y‘is stated to be generated by the mapping
f:  ££D,(C), #=ff. It is demonstrated that the set of all harmonic !

funCulo‘ﬁ with respect to the Brownian motion X4 is equal to the set of ‘/
all ° -continuous solutions of the equation/Vf 4’(u = O. Later the -/

properules of the operatord= -DU(W+/L) are investigated.

ASSOCIATION: Moskovskiy gosudarstvennyy universitet im. M, V. Lomonosova
(Moscow State University imeni Y. V. Lomouosov) ‘

PRESINTZD: February 23, 1962, by A. N, Kolmogorov, Academician .

SU3NITTED: February 20, 1962
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L N

KHANT, Dzh.A.[Hunt, G.A.]; KIRILLOVA, L.S.[translator]; SHUR, M.G,

[translator); DYNKIN, Ye,B ;
RYBKINA, V.., toktn, ed ") o DHOKAIA, .., red.,

[Markoff [aic) processes and
ptentials]Markovskie protsessy
potentaialy. Moskva, Izd-vo inostr. lit-ry, 1962.p 276 ;sy .
Translated from the English, (MIRA 16~i)
(Markov processes) (Potential, Theory of) .
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VOUOB'YEV, N.N., red.; GNEDENKO, B.YV.,

tekhn, red,

[Transactions of the Sixth Conference on Probability Theory ard
Mathematical Statisties, =nd of the Co
in Infinite-Dimensional Spaces]Trudy 6
niia po teorit veroiatnostei { matematicheskoi statistike i kol-
lokviuma po raspredeloniism v beskonebhnomornykh pProsireznstvakh,
Vilnius, Palanga, 1960, Vil'nius, Gos

litery Litovekoi SSR » 1962. 493 p.

1. Vsesoyuznoye soveshchaniye po teorii veroyatnostey i matema-
ticheskoy statistike i kollokviuma Po raspredeleniyer. v beskow
nechnomernykh Prostranstvakh, 6th, Vilnius s Palanga, 1960,
(Probabilities——Congresses) (Mathematical atatistics-Congresses)
(Distribution (Probability theory))—Congresses)

APPROVED FOR RELEASE: 03/20/2001

red.; DOBRUSHIN, L., red,;
DYNKDN, Ye.B., red.; KOLMOGOAOV, A.N., red.; KUBILYUS, I.P,
X661 Tius, 1.P.], red. i LMK, Yu,v,,
red.; SML:OV, N.V., red.; STATULYAVICEH

iYus, Vv.A. [Statuliuvicius,
V.A.], red.; TAGLOM, A.M., red.; MELINENE, D., red.; PAKERITE,O, ,

1loquy on Distributions

oizd-vo polit, 1 nauchn,

red.; P;OKHOL(OV, Yu.v: ’

Vsesoiuznogo soveshcha~

(MzRA 15:12)
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IT0, K.[Ito, Kiyoshi]; VENTTSEL', A.D.[tran
.D.{translator]; DYNKIN .
red. ; BRIANDINSKAA, Aok, Ted.; KHONYAKOY, A3 tapia
red. s e . ’ )

[Probabilistic proceases] Veroiatnostnye protsessy. Pod

rqu E.B.Dynkina, Moskva, Izd-vo inostr, lit-ry. HNo.2

1963, 135 p. (MIRA 16:11)
(Probabilities) '
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PHASE I BOOK EXPIOITATION Sov/6470
Dynkin, Yevgeniy Borisovich -

Maricovakiye rotsessy (Markov Processes) Moscow, Fizmatgiz, 1963,

859 p. . (Series: Teoriya veroyatnostey i matematicheskaya
statistika) 8000 copies printed.

Ed.: A, A, Yuéhkevich; Tech, Ed.: K. F. Brudno.

PURPOSE: The book is infended for sernior students, aspirants,

and scientific workers apecializing in the Probability
theory and associated disciplines, .

COVERAGE: A systematic presentation of the modern theory of the
Mariov processes is given, The book 1s based on the authort's
monograph: "Fundamentals of the Theory of Markov Processes, "
Fizmatgiz, 1959. The stationary Markov processes are analyzed
with speclal attention paid to infinitesimal and characteristic
operators. The additive functionals and fransformations of
Markov processes are discussed with their application to the

Card L2
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Markov Processes (Cont,) S0v/6470

theory of stochastic Io integrels, The harmonic and superhar-
monic functions associated with Markov Processes are studied,
The resulta obtained are applied to the study of the many-dinen-
sional Wiener process and its transformations, and to continuous
8trictly Markov processes on a straight line, In the suppls-
ment, mathematical tools are given to facilitate the reading of
the text, Results obtained by the participants of the seminar
(under ths author's guidance) on thae theory of Markov processes
8t Moscow University are used extensivelg in the monograph and
in this connection the author thanks A, D, Venttsel', V, A.
Volkonskiy, I, V, Girsanov, L, V, Seregin, V. N, Tutubalin,

M, I, Freydlin, P, Z, Khas 'minskiy, M, @, Shur, and A, A, Yush-
kevich. The author thanks O, A, Oleynik and A, S, Kalashnikov
for consultations and I, L, Genis and 0. 8, Konstantinova for
technical work., There are 185 references, mostly non-Soviet,

TABLE OF CONTENTS s 4
Preface 7
Card 2/12
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O/BDS  AFFIC  I4P(C)

11288063 . EWT(d)/FeC
8/0020 63/150/002/c238/021:0

ACCESSION N¥R: AP3000508

AUTHOR: Dykoktn, Ye. B, 0 0

TIIIE: Cptimal selection of the imstant of cut-off of a Markov process U

SOURCE: AN SSSR. Dokledy, v. 150, no. 2, 1963, 238-2L0
TOPIC TAGS: Markov process

ABSTRACT: Given & Markov process (x sub t, Zeta, M sub t, P sub x) end & nog-

pegative function g(x), the problem is to determine the conditfons under which the
mathexcotical expectation M sub X g(x sub Teu) has & maximm. The author obteains

oounds for ¥ sub x g(x sub Tau) and {ndicates thet even for discrete Markov cheins

& macimunm mey fail to exist. However, if the space is f£inite, them M sub %glx s+
‘Teu] élweys etteine fte mosdmuem, * U T P

ASSOCIATION: Moskovskiy gosudarstvenny®y universitet im, M. V. Lomonosove (Moscow 2: ‘
tate Talversity) , , e -~
o SUBMITIED: “12Dgef2 - oo oiin ERCL: o0
SUB CODZ: M CTHER: 002
Cord  1L/2 -
et NSRRI 5 . i ot

o AR
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T 0 7Y PN
--*rt -w‘-' et o

madn, Ye.
Ml —SRReEETEL

*in boundarieg and non-negative solutions 2! a
sotional derivative

meigid matemeticheskikh nauk, v, 19, a0,

Loundary problemyfunction theory, mathzosal

ference oquations, inbegral squa iona. otc. Y sasocinled w14k

and Markov processes. Heras Martio' o w-on
" 0f non~uegavive 3olutiong of bOuanm'?—qur= S -
:oclade beundary-value problems o 0 Lo
“.n beundary {vhich is a spocial sat 7 po.uts
a3 oll non-negative harwmonic functions o oan o oL .
badlr bek 'cé regien in & mannor similar tc the woll-knova s-panaﬁan of o
g' — -
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APT018687

2armante functions in terma of Cune o,

<= with the boundary pocnta of . - - .. . oy
vio o coepea 1o linear tapalogicai aoe

“ireanl dersvebives, gepoaral oand .

¥

rranlems with dlr‘!‘(_‘Li_o;.:\i drep vyt

La sanzequenced, Greag's oo,

o chyscuasien reducs b, ok garo-
Cartia boumdary for boundarvovaloe
sonenorative golulions and ﬁﬂautiﬂﬁq .
vi.oud probloem. Osig. ar:, has 10 7 omias
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EERCS: S R AN T W TP

R S R

DYBKIN, Ye,B,

Nonnegative aolutions to a boundary value problem with a
directional derivative, Dokl, AN SSSR 157 no.5:1028.
1030 Ag ‘64, (MIRA 17:9)

1, Moekovakly gosudarstvennyy universitet, Predstavleno
akademikom A.N. Kolmogorovym.
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DYNKIN, Y¥s,B. (Mogcow)

Controlled random sequences, Teor. veroiat., 1 ee priz, 10,
3-18 165, (1IRA.18:3)
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§; 0 3&029;56 —oeft{d) /e 3irle) —n T T e —
v APO025496 SOURCE CODE:  UR/0038/66/030/002/0455/0478 ;

=y
Tk

AUTEOR:  _Dymkin,_ Ye. H,
e e e e e 8
ORG: none

TITLE: Brownian movement in certain symmetric spaces and negative eigenfuncticns
of the Laplace-Beltrami operator ,

/6

~SOURCE: AN SSSR. Izvestiya. Seriya matematicheskaya, v. 30, no. 2, 1966, 455-478
TOPIC TAGS: Brownian motion, particle trajectory, mathematic cperator
ABSTRACT: The author calculates Martin's boundary of symmetric spaces SL(l)/SU(1)
relative to Laplace-Beltrami operator P and operatorsPcI, where ¢ is a constant.
As an application the author studies the behavior of trajectories of Brownian
movement in these spaces, given t-—p og. Orig. art. has: 77 formulas. [JFRS: 36,775]

SUB CODE: 12 / SUBM DATE: 28Mayés / ORIG REF: 009 / QUH REF: 003

0276 O ¥ 25

77
Card 1/1 2/ ' ___UDC: 519.2
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BTN ‘ .
KRIMER, R.N., {nsh.; TSVELEREVA, G.V., in:h.. DYNKINA 4.c inch
(NEINA -, tarh.
Repid methed of drying large poreelsin insuistor

. e
. = R 5 S Stex
1 Ker, 21 no,7528=32 J1 t44, ;

(MIRA 17:10)

1. Moskovsidy zaved "Izelyator,®
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DYNKINA; F,Z., inzh,

~ Using hydraulic copying earriages, Sbor, st, NIITIAZEMASHa 7} N
Uralmashzavcda noe4:83-.98 64, (MIRA 17:12)
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SEMENOVA, A.S.; PARZ!ONKOV, Ye.Ya,; FEDOTOV, B.G.; GOL'DENEEAG,
A.L.; IL'CHENKO, P.A.; CHAPLINA, A.M.; SKURIKHDVA, V.S.;
SAZHIN, B.I.; MATVEYEVA, Yo.N.; KOZOLA, A.A.; DYN'KINA,
G.M.; SIROTA, A.G.; RYBIKOV, Ye.P.; GERBILSKIY, I.S.

SHCHUTSKIY, S.V., red.; SHUR, Ye.TI,, red.

3
[Medium pressure polyethylene] Polietilen srednego davleniia,
Moskva, Khimiia, 1965, 89 p, (MIRA 18:7)

1. Nauchno-issledovatel!skiy institut polimerizatsionnykh
plastmass (for all except Shciutskiy, Shur),
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DYNKINA, I.Z., Cand Med “ci -- (diss) "Changes in
vihé pangfﬁag in sudden death from diseases of the
neart and vessels.! [Saratovi 1958/. 16 pp (Saratov

State med lnst ) 200 coples (KL, 29-%8, 130)

- 111 -
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BOGDANOVSEAYA, R.P,; DYNKINA, I.Z.

Suddsn death in angiotrophoneurotic edema of the larynx, Sud,-
med.okspert, 2 no.4sh9~50 0-D '59, (MIBA 13:5)

1, Eafedra sudebnoy meditsiny (zav, - prof. 0.Xh, Porksheyan)

Chelyabinskogo meditsinskogo instituta,
(LARYHX--DISEASES)
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DYNKINA, I. Z.

Cand Med Sci - (diss) "Changes_in the pancreas during sudden
death /skoropostizhnaya smert!'/ from ailments of the heart and
vessels." Leningrad, 1961. 13 pp; {Leningrad Pediatrics Med
Inst); 250 copies; price not given; (KL, 6-61 sup, 237)
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KOSTRYCKOVA, LoT., kard. teknn, nouk: DYN'KINA, M.A., o o'gs goorudniks
BELOVA . [.S., miuchspy ao) DONTR==swem. .

Investigating the preress of the d of zard J
: sveners of The drydng of show cardbheard,
Nauch.-1s8l, trudy VNIIPTK no,14:25 48 '63. (MIRt 18:12)
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JZVNykﬂVﬁ‘,ﬂbWV .?'\
USSR/Optics - Photograrphy. K-11
Abs Jour : Referat Zhur - Fizika, No 3, 1957, 8141
Author : Dyn'kins, N.M.
Inst e
Title : Vertical Reproduction Setup.
Orig Pub : Zh. nauch. i prokl. fotogr. i kinematogr., 1956, 1, No 3,
235
Abstract : Description of a reproduction setup of simple construc-

tion under the photocamesra of various dimensions, ha-
ving a wide raage of horizontal displacement of camera
in two directions and a balanced counterweipght for rai-
sing and lifting the cemera. When the photocamera is
replaced by projection equipment, the setup can be readi-
1y converted into an enlarger.

Card 1/1 - 140 -
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EALYAKOVA, M.P,; DYNKIMA, S.Ya.; DROIOVA, N.P,

RN RS T
S

Electrolytic sharpening of punches used for pilercing spinnerette
holes. Sbtor. st. FIILTERMASH no.3:164~165 '57, (MIRA 12:10)
(Electrolytic polishing)
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TODER, I, A,, insh.s DENEINA, P, P., kand, tekhn, nauk; RIMYANTSEY,
N, I.’ inzh,

Uaing polyamide materials for bearings of rolling mills, Veat,
‘mashinostr., 42 no.10:53-56 0 '62, (MIRA 15:10)

(Plastic bearing.s)
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AGITSKIY, V.A.; DYS'KINA, S.Ye.
Underground leaching of copper. Gor.zhur.no,11:35-38 N 156,
(MLRA 10:1)
l.Unipromed!?,
(Copper mines and mining) (Leaching)
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